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2 ETF DPEU KHONG PUA BID VAO DANH MUC KY QUY I11-2015

Theo sau théng bao ciia ETF VNM ngay 15/9/2015, ETF FTSE VN tiép tuc théng
bao sé khéng dwa BID vao danh muc trong ky nay (Phu luc 1). BID khong dwoc dua
vao danh muc do khéng dat ty 1& freefloat trén 5% theo quy dinh chi s6 FTSE. Danh
muc tinh lai cia FTSE VN sau khi khong dwa BID vao danh muc va danh muc téng hop
hoat ddng mua ban cla 2 quy xem chi tiét tai (Phu luc 2).

Theo sb liéu khéng chinh thire, 2 quy ETF da thwc hién mua vao khoang 9 triéu
c6 phiéu BID, trong d6 ETF VNM mua vao 6 triéu va FTSE VN mua vao 3 triéu. Do hoat
ddng mua vao ngoai dw kién, 2 quy sé& thwc hién ban ra BID trong nhirng phién tdi.
Hoat ddng thoai vén tlr nay cho dén hét phién giao dich 18/9, trong trwong hop khéng
thoai dwoc thi hoat ddng thoai vdn con kéo dai cho dén khi ban hét lwong cd phiéu BID
da mua vao. Tinh toan sai cia 2 quy ETF da lam dao 16n co ciu cd dong BID theo
chiéu hwéng bét loi khi tdng cb dong lwét séng va gidm cbd dong dau tw dai han. Do
vay, khi c6 thong tin BID khéng vao danh muc ETF VNM hoat ddng ban thao BID da
xay ra. C6 phiéu chi khép 1énh dwoc 130 nghin cd phiéu va lwong dw ban san gan 8
triéu c6 phiéu trong phién giao dich 16/9. Dién bién bién gia cla BID sé& bét lgi va sé
dién bién phurc tap trong nhivng phién giao dich téi.



Phu luc 1: Danh muc ETF FTSE VN cap nhat méi

Ty trong

Ty trong

Ty l& diéu

STT Ma ETSE VN b Kidr chinh Chénh tién Sé lwong
1 | MSN 15.57% 15.0% -0.6% (2,073,519) (569,252)
2 VIC 16.23% 15.0% -1.2% (4,395,733) (2,340,860)
3 HPG 12.14% 12.4% 0.2% 890,034 632,468
4 | vcB 10.03% 10.0% -0.1% (196,268) (102,059)
5 SSI 6.42% 6.5% 0.1% 324,302 276,721
6 | PVD 6.65% 6.5% -0.2% (638,665) (388,829)
7 | sTB 6.35% 6.2% -0.2% (561,682) (747,781)
8 HAG 5.51% 5.4% -0.1% (333,638) (498,203)
9 DPM 5.17% 5.1% -0.1% (387,804) (279,168)
10 | KDC 3.19% 3.1% 0.0% (177,508) (155,671)
11 | KBC 2.93% 2.8% -0.1% (302,166) (547,366)
12 BVH 2.83% 2.7% -0.1% (372,147) (176,870)
13 | ITA 2.32% 2.3% -0.1% (212,839) (922,304)
14 FLC 1.97% 1.9% -0.1% (357,620) (1,179,614)
15 HVG 1.35% 1.3% 0.0% (162,538) (225,918)
16 PDR 0.00% 1.3% 1.3% 4,683,363 6,468,895
17 | PVT 1.34% 1.3% -0.1% (215,871) (441,736)
18 TTF 0.00% 1.2% 1.2% 4,493,219 5,946,116




Phu luc 2: Hoat dong mua ban cua 2 ETF khi khong dwa BID vao danh muc

STT MA iF(_Srl'g Etri + Gia tri VNM + Krll(f)ljsluléo’ng + Kh\(/‘)li\lll\lj;o’ng + Tlir;?n:héi
1 | BVH (372,147) | (1,782,363) (176,870) (845,284) (1,022,154)
> | DPM (387,804) |  (1,264,649) (279,168) (904,490) (1,183,658)
3 | FLC (357,620) 83,542 (1,179,614) 279,740 (899,874)
4 HAG (333,638) 4,118,980 (498,203) 6,150,639 5,652,436
5 HPG 890,034 0 632,468 0 632,468
6 | HVG (162,538) 0 (225,918) 0 (225,918)
7 1JC 0 13,051 0 33,537 33,537
8 | ImA (212,839) 4,926 (922,304) 20,161 (902,143)
9 | KBC (302,166) 425,669 (547,366) 718,114 170,748
10 KDC (177,508) 1,136,373 (155,671) 1,050,789 895,117
11 | MSN (2,073,519) |  (3,140,354) (569,252) (913,182) (1,482,434)
12 TTF 4,493,219 0 5,946,116 0 5,946,116
13 NT2 0 17,239,624 0 16,143,885 16,143,885
14 | PPC 0 (153,647) 0 (191,842) (191,842)
15 PVD (638,665) 1,100,624 (388,829) 696,957 308,128
16 | PVS 0 (352,225) 0 (376,047) (376,047)
17 | PVT (215,871) 26,995 (441,736) 56,818 (384,918)
18 SHB 0 213,981 0 695,437 695,437
19 |STB (561,682) 594,121 (747,781) 800,614 52,833
20 | DRC 0| (3,649,601) 0| (1,683,845) (1,683,845)
21 | vcB (196,268) |  (1,952,112) (102,059) (962,984) (1,065,043)
22 | vce 0| (5,309,356) 0| (10,383,785) (10,383,785)
23 SSI 324,302 327,558 276,721 290,724 567,445
24 | VIC (4,395,733) | (5,729,024) (2,340,860) |  (3,014,558) (5,355,418)
25 PDR 4,683,363 0 6,468,895 0 6,468,895




